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The Bloomberg Energy and Metals Equal-Weighted Index aims to track the performance of an
equal-weighted basket of 12 energy and metal (base & precious) commodity futures contracts.
The energy exposure is comprised of WTI crude oil, brent crude oil, low sulphur gas oil, and
natural gas, while the metal components are gold, silver, platinum, palladium, copper, zinc,
nickel and aluminium. The index is produced when both NYMEX and London Metals Exchange

are open for business.

* The index weights are equally reset to their index target weights on a quarterly basis, on the

close of the last business day in January, April, July, and October.

* To maintain the long position of the basket, contracts are 'rolled’ from the expiring futures

contract to a new contract with a longer expiry date. All commodities will roll on the st
through 4th business day of each calendar month, i.e., rolling 25% each business day.

® The roll schedule for individual commodity futures contracts are determined by open

interest and volume.

Bloomberg

Commodity Code Sector Component Target Weight
Aluminum LA Base Metals Aluminum 1/M or 9.09%
Brent Crude Qil CO Energy Petroleum 1/11 or 9.09%
Copper LP Base Metals Copper /11 or 9.09%
WTI Crude Oil CL Energy Petroleum 1/11 or 9.09%
Gold GC Precious Metals Gold 1/11 or 9.09%
Low Sulphur Gas QOil QS Energy Gas Qil 1/11 or 9.09%
Natural Gas NG Energy Natural Gas 1/11 or 9.09%
Nickel LN Base Metals Nickel /M or 9.09%
Palladium PA Precious Metals Palladium 25% of 1/1 or 2.27%
Platinum PL Precious Metals Platinum 75% of 1/11 or 6.82%
Silver Sl Precious Metals Silver /M or 9.09%
Zinc LX Base Metals Zinc 1/11 or 9.09%
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The index level does not include reinvestment of dividends and capital gains. Data as of

12/29/2023.

Index is calculated and distributed under the oversight of Bloomberg’s Benchmark Oversight
Committee and supervision of Bloomberg’s Product, Risk & Operations Committee ("PROC"). Any
material deviations or changes from established procedures are subject to review by Bloomberg's

governance and oversight process.

Bloomberg Ticker

BEMEWER, BEMEWTR, BEMEWETR

Index Methodology View index methodology

Weighting Allocates an equal-weight (9.09%) to each commodity futures contract in the index*
Review Frequency Quarterly

Base Date January 2, 2014

Base Index Level 100

Index Launch

December 9, 2019

Holiday Schedule

Index levels published on days when NYMEX and LME are open

Note*- Platinum weighting (75% of 1/11 or 6.82%) and Palladium weighting (25% of 1/11 or 2.27%)



https://data.bloomberglp.com/professional/sites/10/Bloomberg-Energy-and-Metals-EW-Index-Methodology-Document.pdf

Bloomberg Terminal®

Bloomberg Indices Website
(www.bloomberg.com/
indices)

Data Distribution

Bloomberg benchmarks are the global standard for capital markets investors.

INDE<GO> - The Bloomberg Indices dashboard page, which contains daily, monthly, and year-to-date index
returns for key indices from each index family as well as a link to index publications.

IN<GO> - The Bloomberg Index Browser displays the latest performance results and statistics for the indices as
well as history. IN presents the indices that make up Bloomberg's global, multi-asset class index families into a
hierarchical view, facilitating navigation and comparisons. The "My Indices" tab allows a user to focus on a set of
favorite indices.

DES<GO> - The index description page provides transparency into an individual index including membership
information, aggregated characteristics and returns, and historical performance.

INP<GO> - The Bloomberg Indices Publications page, which includes methodologies, factsheets, monthly reports,
announcements and technical notes. A user may also subscribe to index publications via the "Actions" button.

The index website makes available limited index information including:
Factsheets
Current performance numbers for select indices

Index subscribers may choose to receive index data in files. Files may include:

Index level and/or constituent for any indices

Automatic delivery of files via SFTP following the completion of the index production process after market close
Index data is also available via authorized redistributors


http://www.bloomberg.com/indices
http://www.bloomberg.com/indices

For additional information,

press the <HELP> key twice

on the Bloomberg Terminal.
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Disclaimers

BLOOMBERG, BLOOMBERG INDICES and the Bloomberg Energy & Metals Equal-Weighted
Indices (the “Indices”) are trademarks or service marks of Bloomberg Finance L.P. Bloomberg
Finance L.P. and its affiliates, including Bloomberg Index Services Limited, the administrator of
the Indices (collectively, “Bloomberg”) or Bloomberg's licensors own all proprietary rights in the
Indices. Bloomberg does not guarantee the timeliness, accuracy or completeness of any data or
information relating to the Indices. Bloomberg makes no warranty, express or implied, as to the
Indices or any data or values relating thereto or results to be obtained therefrom, and expressly
disclaims all warranties of merchantability and fitness for a particular purpose with respect
thereto. It is not possible to invest directly in an Index. Back-tested performance is not actual
performance. Past performance is not an indication of future results. To the maximum extent
allowed by law, Bloomberg, its licensors, and its and their respective employees, contractors,
agents, suppliers and vendors shall have no liability or responsibility whatsoever for any injury or
damages - whether direct, indirect, consequential, incidental, punitive or otherwise - arising in
connection with the Indices or any data or values relating thereto - whether arising from their
negligence or otherwise. This document constitutes the provision of factual information, rather
than financial product advice. Nothing in the Indices shall constitute or be construed as an
offering of financial instruments or as investment advice or investment recommendations (i.e.,
recommendations as to whether or not to “buy”, “sell”, “hold”, or to enter or not to enter into any
other transaction involving any specific interest or interests) by Bloomberg or a recommendation
as to an investment or other strategy by Bloomberg. Data and other information available via the
Indices should not be considered as information sufficient upon which to base an investment
decision. All information provided by the Indices is impersonal and not tailored to the needs of
any person, entity or group of persons. Bloomberg does not express an opinion on the future or
expected value of any security or other interest and do not explicitly or implicitly recommend or
suggest an investment strategy of any kind. Customers should consider obtaining independent
advice before making any financial decisions.

© 2024 Bloomberg. All rights reserved. This document and its contents may not be forwarded
or redistributed without the prior consent of Bloomberg.

The BLOOMBERG TERMINAL service and Bloomberg data products (the “Services"”) are owned
and distributed by Bloomberg Finance L.P. ("BFLP") except (i) in Argentina, Australia and certain
jurisdictions in the Pacific islands, Bermuda, China, India, Japan, Korea and New Zealand, where
Bloomberg L.P. and its subsidiaries distribute these products, and (i) in Singapore and the
jurisdictions serviced by Bloomberg's Singapore office, where a subsidiary of BFLP distributes
these products.



